Annomauyusn oucyuniunsl
«CTOXaCTUYECKHE MOJICIIA OIICHKHA PUCKOB 1 ITPOU3BOIHBIX (PMHAHCOBBIX
UHCTPYMEHTOB»

Heap aucuuminHbl — (QopMHpOBaHHE Y CTYACHTOB, CIIEAYIOIIUX
KOMIIETEHIIN:

[TKH-4 ciocoOHOCTh pa3pabaThiBaTh METOAUKH U OLEHUBATH 3PPEKTUBHOCTD
HPKOHOMUYECKUX TIPOEKTOB C y4eToM (aKTOpOB pHUCKa B  YCIOBHSX
HEOIPEIEIECHHOCTH.

Mecto nucuniuiaabl B crpykrype OOIT

qucuuIuiiHa  «CTOXaCTUYECKHE MOJENIHM OLEHKM PHUCKOB M IPOU3BOJHBIX
(UHAHCOBBIX HMHCTPYMEHTOB» SIBJISIETCS JUCHMIUIMHOW YacTH, (HopMHpyeMOi
y4aCTHUKaMU 00pa30BaTeIbHBIX OTHOIIEHUH, MOMAYJS AUCLUUIUIMH 1O BBIOOpY,
YIIyOJIOMMX OCBOGHHE MpPOrpaMMbl Maructparypsl HampasieHus 38.04.01
«OKOHOMHKAY.

KpaTkoe coaepxaHue AU CUUNINHBI

OCHOBHBIE ~ TIOHSTUSL ~ CTOXaCTHMYECKOM  ()MHAHCOBOM  MaTeMaTHKHU.
buHOMMaNbHBIE MOIETTH DBOJIONNH IIeH Ha (UHAHCOBBIX phIHKaX. CTOXaCTHYECKHE
IPOLECChl IIEHOOOpa30BaHUsl Ha (PUHAHCOBBIX PHIHKAX U UX MaTeMaTHYECKOe
ornucanue. Boruucnenne «croumoctu mnojn puckom» (ValueAtRisk, VAR) s
aKkTUBa M I MNOpPTQess akTUBOB U MpPOBEpKa aJeKBATHOCTH MOJECIH.
CroxacTuueckre MOJeNM IIeHOBOM JuHaMuKu. [IporHo3upoBaHue pHUCKOB U
koppemsitnif.  [lokazarenu 3¢G(GEKTUBHOCTH HMHTETPUPOBAHHOTO  YIIPABIICHUS
PUCKaMHU.



